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where A is an n x n-matrix and B an n x m-matrix, has been considered by many authors. The case m = has been dealt with by Rissanen [3J in 1960. In 1964 These constructions may suggest that such a special uk is essential for the calculation of F, which is not the case as follows from the proof of Lemma 2. It also follows that the uk's can be constructed recursively in the following sense: Once u , ••• ,u I have been chosen I tso as to render xl,.,.,x t independent, one can always continue the construction of the remaining uk's.
The may be useful when it comes to an actual numerical compution of F. o
